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ABSTRAK 
 
 
 Penelitian ini bertujuan untuk menguji pengaruh rasio keuangan terhadap 
perubahan harga saham. Rasio keuangan yang diamati adalah Loan To Deposit 
Ratio, Capital Ratio, Return On Assets, Return On Equity, Net Profit Margin, 
Earning Per Share, Dividend Per Share, dan Debt to Equity Ratio. Studi 
dilakukan pada perusahaan perbankan yang tercatat di Bursa Efek Jakarta.  
 Sampel dalam penelitian ini sebanyak 24 perusahaan perbankan yang 
terdaftar di Bursa Efek Jakarta. Teknik Pengambilan Sampel menggunakan 
metode purposive sampling. Data diestimasi menggunakan metode OLS.  
 Hasil uji hipotesis dengan analisis regresi berganda menunjukkan bahwa 
variabel Loan To Deposit Ratio, Capital Ratio, Return On Equity, Net Profit 
Margin, Earning Per Share berpengaruh signifikan terhadap perubahan harga 
saham, sedangkan Return On Assets, Dividend Per Share dan Debt to Equity 
Ratio tidak berpengaruh signifikan terhadap perubahan harga saham. 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
vi 
ABSTRACT 
 
 
This research aims to investigates the influences of financial ratio toward the 
price stocks changing. Financial ratio measured by Loan To Deposit Ratio, 
Capital Ratio, Return On Assets, Return On Equity, Net Profit Margin, Earning 
Per Share, Dividend Per Share, Debt to Equity Ratio. This study in banking firms 
which listed in Jakarta Stock Exchange.  
The sample on this research are 24 banking firms which listed in Jakarta 
Stock Exchange. Sampling technique is used purposive sampling method. The 
data to estimated using by OLS method.  
 The result  of hypothesis test with multiple regression analysis shows that 
variables Loan To Deposit Ratio, Capital Ratio, Return On Equity, Net Profit 
Margin, Earning Per Share significantly  influence to  the price stocks changing, 
beside Return On Assets, Dividend Per Share and Debt to Equity Ratio are not 
significantly  influence to the price stocks changing. 
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